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A NOTE ON THE COMPLETE MOMENT CONVERGENCE
FOR ARRAYS OF B-VALUED RANDOM VARIABLES

YONGFENG WU AND MINGZHU SONG

ABSTRACT. In this article, we discuss the complete moment convergence
for arrays of B-valued random variables. We obtain some new results
which improve the corresponding ones of Sung and Volodin [17].

1. Introduction

Let {Q, F,P} be a probability space, and let B be a separable real Banach
space with norm ||-||. A random element is defined to be an F-measurable
mapping of  into B equipped with the Borel o-algebra (that is, the o-algebra
generated by the open sets determined by ||-||). The expected value of a B-
valued random element X is defined to be the Bochner integral and denoted
by EX.

Let {X,k,k > 1,n > 1} be an array of random elements in a real Banach
space. An array of rowwise random elements { X,k > 1,n > 1} is said to be
stochastically dominated by a random variable X (write {X,x} < X) if there
exists a constant C' > 0 such that

sup  P(|| Xkl > z) < CP(|X]| > z), Vx> 0.
n>1,k>1

Now we recall the following concepts of convergence which were introduced
by Hsu and Robbins [6] and Chow [4], respectively.

Definition 1.1. A sequence of random variables {X,,n > 1} is said to con-
verge completely to a constant 6 if

NE

P(|X, — 0] >¢) < oo foralle > 0.

n=1
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Definition 1.2. Let {Z,,,n > 1} be a sequence of random variables and a,, > 0,
b, >0,q>0.If

ZanE{b;1|Zn| —e}d < oo for some or all € > 0,
n=1

then the above result was called the complete moment convergence.

Remark 1.1. It is easily seen that the complete moment convergence is the
more general version of the complete convergence (see Remark 2.1).

Hsu and Robbins [6] proved that the sequence of arithmetic means of in-
dependent and identically distributed random variables converges completely
to the expected value if the variance of the summands is finite. This result
has been generalized and extended in several directions by many authors (see,
[3, 5, 7, 8,9, 11, 14, 15, 17, 20, 22]). Some of these generalizations are in a
Banach space setting (see, [2, 7, 8, 9, 14, 15, 17]).

Chow [4] investigated the complete moment convergence for independent
random variables. His result also has been generalized and extended in subse-
quent literatures (see, [10, 12, 13, 16, 18, 19, 21]). However, according to our
knowledge, few articles discuss the complete moment convergence for weighted
sums of arrays of Banach space valued random elements.

Ahmed et al. [2] established the following theorem.

Theorem A. Let {X,i,k > 1,n > 1} be an array of rowwise independent
random elements taking values in a separable real Banach space with { Xk} <
X. Let {ank,k > 1,n > 1} be an array of constants such that

(1.1) sup |ank| = O(n™7)  for some v >0
k>1

and

(1.2) Z |ank| = O(n®)  for some a < 7.
k=1

Let 8 be such that o+ 8 # —1 and fix 6 > 1 such that a/y+1 <6 < 2. If
E|X|" < oo where v=max{1+ (1+a+pj)/y, 6}
and Sp, = >0 ankXnk — 0 in probability, then

(1.3) ZnBP(HSnH >e)<oo for all € >0.
n=1
Sung and Volodin [17] improved and complemented Theorem A. They ob-
tained the following result.

Theorem B. Suppose § > —1. Let { Xk, k > 1,n > 1} be an array of rowwise
independent random elements with { X, } < X. Let {ank, k > 1,n > 1} be an
array of constants satisfying (1.1) and (1.2). Assume that Y ;- | ankXnk — 0
in probability. Then the following statements hold:
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(i) If 1+ a+ B <0 and E|X| < oo, then (1.3) holds.
(ii) If 1+ a+ 8 =0 and E(|X|log|X|) < oo, then (1.3) holds.
(iil) If 1 4+ a + B > 0 and E|X|'T0+e+80/7 < oo, then (1.3) holds.

In this article, we will improve Theorem B to the complete moment conver-
gence case and will obtain a much stronger conclusion under the same condi-
tions of Theorem B. The symbol C' denotes a positive constant which is not
necessarily the same one in each appearance. S, = 21?;1 Ak X k-

2. Preliminaries and main result

We first present some useful lemmas which are important in the proof of our
main result.

Lemma 2.1 (See Acosta [1]). Let {Xk, 1 < k < n} be a sequence of inde-
pendent random elements. Then there exists a positive constant C, depending
only on p such that

(i) for1<p<2,

n p

S

k=1

n

S

k=1

E - B <Gy EIIX:P,

k=1

(ii) for p > 2,

n

S

k=1

n

>

k=1

E - F

p n n p/2
SCP{ZE||Xk||p+(ZE||Xk||2) }
k=1 k=1

Lemma 2.2 (See Sung and Volodin [17]). Let { X,k > 1,n > 1} be an array
of rowwise independent random elements. Suppose there exists § > 0 such that
|| Xnk|] <6 as. for all k> 1 andn > 1. Put Ty, = > 3o Xnk- If T, — 0 in
probability, then E||T,|| — 0 as n — oo.

Now we state our main result and its proof.

Theorem 2.1. Suppose > —1. Let { Xk, k > 1,n > 1} be an array of row-
wise independent random elements with { X} < X. Let {ank,k > 1,n > 1} be
an array of constants satisfying (1.1) and (1.2). Assume that Y po | ankXnk —
0 in probability. Then the following statements hold:

(1) If1+a+ B <0 and E|X| < oo, then

(2.1) ZnﬁE{||Sn||—€}+<oo for all € > 0.
n=1
(ii) If 1+ a+ 8 =0 and E(|X|log|X|) < oo, then (2.1) holds.
(iil) If 1+ a + B > 0 and E|X|'T0+e+80/7 < oo, then (2.1) holds.
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Remark 2.1. Notice that the conditions of Theorem 2.1 are same as those of
Theorem B and

ZnﬁE{Hs l—¢},
Z / (|Snl| — & > t)dt

> Znﬂ/o P(I|Sll — & > 1)t > 3" 0P P(|[S,]| > 22),
n=1 n=1

hence Theorem 2.1 improves Theorem B.

Remark 2.2. Tt is not difficult to find that there exists some difference among
the results of Kim and Ko [9], Qiu et al. [14] and Sung and Volodin [17]. Kim
and Ko [9] studied the case f = —1 and 1+a+ S > 0. Qiu et al. [14] discussed
the case § > —1 and 1+«a+ = 0. However, Sung and Volodin [17] investigated
the case § > —1 and 1 + o+ 8 > 0. Since Theorem 2.1 improves Theorem B,
to some extent, it also improves the results of Kim and Ko [9], Qiu et al. [14]
(Theorem 2 with 6 = 1).

Proof of Theorem 2.1. By the conditions (1.1) and (1.2), without loss of gen-
erality, we may assume that

(2.2) sup |ank| =n~"7
k>1

and
(2.3) > lank| = n®.
k=1

We will prove (2.1) by considering the following four cases.
Case 1: 1+ a+8<0
By (2.3), {Xnr} < X and E|X| < o0, we get

ZnﬁE{HS ||—5} <ZnﬁE||S || < CZno‘+ﬁE|X|<oo
n=1 n=1

Case2: 1+a+ =0
Since

ZnBE{HS I—e},
Z / P(IS,]| > & + t)dt
i / ||S||>5+tdt+z /P||S||>s+t)d
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< Znﬂpns | > e) +Z / P(||Syll > t)dt

— Il +127

in order to prove (2.1), we need only to show that Iy < oo and I, < oo.
From Theorem B, we get immediately I; < oo. Then we prove Iy < oco. Let
Ynk = anankI(HanankH S t) an == anank - Ynk; then

> t> dt

IQ<Z1 32/ ||anank||>tdt+Z / ( k
. 1

=: 13+ 1.
From {X,;} < X, (2.2), (2.3) and E(]X|log(|X])) < oo, we have

nk

I <0 Bllane Xl (s Xarl| > 1)
n=1 k=1

<C> 1> EBlamX[I(IX| > |ank|™)  (by (2.2) and (2.3))
n=1 k=1

<C> nT'EIX|I(X]>n)

n=1
= ozrf1 Z E|X|I(m" < |X| < (m+1)7)

_CZE|X|ImV<|X|< (m +1)" i

m=1

<C > logm E[X[I(m" < |X| < (m+1)7)
m=1

< CE(|X|log|X]) < 0.
For I, we first prove that forallt > 1, > —land 1+a+ >0

(2.4) t B> Zuk||[2 0 as n— oo
k=1

and

(2.5) t'E ZYnk —0 as n— oo.
k=1

For all t > 1, by {X,x} < X, > —1 and E|X|'T0+2+8)/7 < o0, we have

<ty Bl Zull
k=1

t'E nk
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<Ct Y Elank X|I(Jank X| > t)
k=1

<CY ElanX|I(JankX| > 1)
k=1
<O Elanp XTI (|an X | > 1)
k=1
< O~ E|IX|HA+aFD/T(1X| > nY) =0 as n — oco.
Therefore, (2.4) holds. From (2.4) and the hypothesis >~ anx X, — 0 in
probability, we get ¢! Y peq Yor — 0 in probability for all ¢ > 1. Noting that
[[t=1Y,k]| < 1, by Lemma 2.2, we know (2.5) holds. Hence while n is sufficiently

large, E|| > p—; Yukl| < t/2 holds uniformly for ¢ > 1. Then by the Markov
inequality and Lemma 2.1, we have

inﬁ /Oop( iYnk
n=1 1 k=1
CZnﬂ/wt_2E< ZYM
n=1 1 k=1
< cznﬁz/m t72 ||V || 2dt
k=171

n=1

1y

IN

-F

>t/2)dt

2
)

Z Ynk
k=1
Z Ynk
k=1

IN

-

e’} 0o 00
<oy Y f?{E(ankX)2z(|X| < lane| 1) + 2P(IX| > \ankrlt)}dt
k=171

n=1

< cznﬂz/l 12 ap X )21(1X| < |ans|~1)dt
k=1

n=1

+cznﬂz/1 2B X )2 (|ame| "L < |X| < |ame| 1)t
=1 k=1

+CY nf Z/l P(IX| > |ang|" )dt
k=1

n=1

= IS+IG +I7.

Here, we used the fact that if a random variable X, is stochastically dominated
by a random variable X, then for all ¢ > 0 and x > 0

Bl X111 Xl < 2) < C{EIX|"I(X ]| < ) + 27 P(IX| > 2)}.
For I, by a similar argument as in the proof of I3 < oo, we have

I < CY 0 ElapX|I(|X]| > |an| ™) < oo.

n=1 k=1
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For I5, we have

<O 0P BlanX)I(1X] < |aul ™)
=1 k=1

=CY 0> BlawX)I(X]| <n?)
k=1

n=1

+C> > E(anX)TI(nY < [X] < |ank|™")
k=1

n=1

= I+ I
From (2.2) and (2.3), we get
1< CY " 3 lankl(sup lank DEXI(1X] < n7)
n=1 k=1 21

<CY nT'TEXPI(X| < n))

n=1

= Canl*'y Z EX?I((m—1)" < |X|<m")
n=1 m=1

=CY EX’I((m—1)" <|X[<m") > n 77
m=1 n=m

<CY mEX?I((m—-1)" <|X|<m") < CE|X]| < .
m=1

By a similar argument as in the proof of I3 < co, we have

< CZnﬁZEMnkXH(n'V <|X| < lank]™h)

n=1 k=1
<C> n?Y ElanX[I(|X|>n)
n=1 k=1

<C> n'EX|I(X]|>n) < oc.

n=1

Next we consider Is. Noting that

/ 12 Bane X 2T (ane] ™ < |X] < |ang]~ )t
1

oo m—+1
-y / 2 B (an, X)2I(1 < |ans X| < #)dt
m=1""™
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8

IN

> mT2E(ank X)?I(1 < |ane X| < m+1)

m=1

= Zm_2ZEankX (s <lankX| < s+1)

8

= ZEankX (s < |ankX| < s+1) Zm

m=s

IN

Zs 'E(ank X)?1(s < |ankX| < s+1)
s=1
CE|ank X |I(Jane X]| > 1).

IN

Hence by a similar argument as in the proof of Is < co, we have

Is <CY 0P Elap X|I(1X] > |ank|™") < 0.
n=1 k=1
The proof of (2.1) for 1 + « + 8 = 0 is completed.
Case3: 0<1l4+a+p<vy(e,1<l+(1+a+p)/y<2)
As in Case 2, by Theorem B, we can prove that Iy < oco. By a similar
argument as in Case 2 and F|X|'T(0+2+8)/7 < o0, we have

13<C’ZE|X|I m? < |X| < (m+1)" Znaﬂf

m=1

<CY mPHEIXI(mY < X[ < (m+1)7)
m=1

< CE|X |1 +at8)/7 < o0,

Notice that (2.4) and (2.5) also hold for 1 + a + 5 > 0, we need only to
prove Iy < co. By similar arguments as in Case 2, we can prove that IZ < oo,
Iz* < 00, Is < 00 and I7 < co. Here we omit the details.

Case 4: 1+a+ >~ (e, 1+(1+a+B)/y>2)

As in Case 2, we can prove that I} < oo, I3 < 00, (2.4) and (2.5). Hence

we need only to prove Iy < co. Take n > 0 such that > max{l + (1 +«a +
B8)/7, 2(1+ B)/(r — a)}. By the Markov inequality and Lemma 2.1, we have

14§an’/oop<
n=1 1 k=1
[e'S) ) e8] e8] n/2
gCZnﬂ/ t‘”{ZEIIYnkII”+(ZE||Ynk||2) }dt
2
fcz ﬁZ/ = "EllYnkII"dtJrCZ / tn<zE||Ynk||> dt
n=1

nk||— nk

> t/2)dt
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= Ig + 19.
By {Xnr} < X, we have

Is <CZ ﬁz/ = Bla X[ < lael 1) + 0 PX] > lael 1)

n=1

-y "Z [ B o
n=1

£ O3S [ Bl X P Gl < X < 00

n=1

+cz ﬂz/ PUX| > Jane| 1)
n=1
=: Iyg + I11 + I12.

By a similar argument as in the proof of I < oo, we get [12 < co. By a
similar argument as in the proof of Is < co (by replacing exponent 2 into 7)),
we get I11 < oo. For I, we have

Ly < CY 0> ElanX|"I(|X] <n?)
n=1 k=1

+C> Y Elan X["I(n7 < |X| < |ank| ")
n=1 k=1

By a similar argument as in the proof of If < oo, we get

I, < Czna+5_(”—1)7E|X|’71(|X| < n') < CE|X|H+etB/r < o,

n=1

Take 6 > 0 such that 1 < <1+ (1 + «a+ 8)/v. Obviously 6 < 7, then

Iy < CZn'ﬁ z:E|ankX|‘gl(nV < |X| < |ane]™h)
n=1 k=1

<CY ntOYEIX P I(1X] > n))

n=1
=CY n O N BIX | I(mY < |X| < (m+ 1))
n=1 m=n

_CZE|X| I(m” < |X| < (m+1)" Zna“ﬂ (=1

m=1
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<O mttetF DY X P I(nY < |X| < (m+1)7)
m=1

< CE|X | (+a+8)/7 < o0,
Finally, we prove Iy < co. From (2.2), (2.3) and n > 2(1 + 8)/(r — «), we

have
oo o 0o n/2
Iy < Cznﬁ/ ¢ (Z aikE||Xnk||2) dt

n=1 1 k=1
[eS) ) oo n/2

gcznﬂ/ t’7<sup|ank| Z|ank|E|X|2) dt
n=1 1 k=1 k=1

< Cznﬁf(vfa)n/2(E|X|2)n/2 < 0.
n=1

The proof is complete. O

3. Complete moment convergence of moving average processes

As an application, we state one result on the complete moment convergence
of moving average processes, which improves Theorem 4.1 of Sung and Volodin
[17].

Theorem 3.1. Suppose § > —1. Let {Yy, —00 < k < 0o} be a doubly infinite
sequence of independent random elements which are stochastically dominated
by a random variable X. Let {ay, —00 < k < oo} be an absolutely summa-
ble sequence of real numbers and set X; = ZZ’;_OO iy kY, © > 1. Assume
that 30, X;/n''P — 0 in probability, where 1 < p < 2. Then the following
statements hold:

Q) If B> —1,1 < p <2 and E|X[PB+2) < oo, then

i nB_l/”E{ ’ zn: X;
n=1 i=1

(ii) If 1 <p < 2 and E|X|P < oo, then

i n_l_l/pE{

ZXi ‘ Enl/p} < oo for all € > 0.
n=1 i=1 +
(iii) If E(|X|log|X]|) < oo, then
>one{[[ Y x
n=1 i=1
Proof. Let X, = Yj, and ap, = n~ /P 2?21 aiqp for —oo < k < ocoandn > 1.

Then the result follows by Theorem 2.1 witha =1-1/p,v=1/pand 1 <p < 2
(see the proof of Theorem 4.1 in [17]). O

—Enl/p} < oo for all € > 0.
Jr

En} < oo for all e > 0.
+
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